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Abstract
The stability of linear neutral delay-di/erential systems with a single delay via Routh–Hurwitz and Schur–Cohn criteria
is investigated. Some algebraic criteria for delay-independent stability are presented. These criteria may complement those
reported in the literature. Finally, two examples illustrate the criteria. c© 2001 Elsevier Science B.V. All rights reserved.
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1. Introduction
Consider a linear neutral delay-di/erential system
x˙(t) = Ax(t) + Bx(t − ) + Cx˙(t − ); (1)
where A, B and C are n×n real constant matrices, and  is a positive constant. Many practical prob-
lems can be described by neutral delay-di/erential systems. For example, automatic control [5,7,15],
circuit theory [1], population dynamics [6] and bioengineering [19]. As is well-known, the stability
criteria for system (1) can be divided into two categories according to their dependence upon the
size of delays. The criteria which do not include information on delays are called delay-independent
whereas those carrying information on the delays are referred to as delay-dependent criteria. The
investigation for the stability of (1) has attracted much attention [1–3,5,6,8–12,14–16,18,20,21] More-
over, some “simple” suBcient conditions for the stability of (1) have been proposed by introducing
the measure of a matrix in [1,10,12,18,20]. The word “simple” means that the conditions are easy to
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check, such as Routh–Hurwitz criterion, Schur–Cohn criterion, the diagonal dominance condition or
the positivity minors of a matrix, etc. Along the same line, the stability of (1) via Routh–Hurwitz
and Schur–Cohn criteria is investigated in this paper. Some simple criteria for delay-independent
stability are presented. The criteria may complement those in [1,10,12,18,20]. An outline of the
paper is as follows. First, suBcient conditions for delay-independent stability of (1) will be derived.
Next, two simple criteria for stability of (1) via Routh–Hurwitz and Schur–Cohn criteria are given.
Finally, two examples illustrate the criteria proposed.
2. Stability of linear NDDEs
The following theorem is our main result in the section.
Theorem 2.1. System (1) is asymptotically stable if the conditions
R	i(A)¡ 0; (i = 1; : : : ; n) (2)
and
sup[(I − A)−1(B+ C)]¡ 1 ∀ ∈ C such that R¿0 (3)
hold; where 	i(F) and (F) stand for the ith eigenvalue and the spectral radius; respectively; of a
complex-valued matrix F.
The Laplace transformation for (1) implies
= det[(sI − A)− (B+ Cs) exp(−s)] = 0 (4)
as its characteristic equation. Thus, the stability analysis of (1) is reduced to the corresponding
root-locus problem. First, we recall the following lemma.
Lemma 2.1. [9] If
aD = {supRs:= 0}
and aD¡ 0; then the system (1) is asymptotically stable.
Proof of Theorem 2.1. The characteristic equation of (1) is
= P(s; exp(−s)) = 0;
For Rs¿0, we have
P(s; exp(−s)) = det [sI − A] det [I − (sI − A)−1(B+ Cs) exp(−s)]
= det[sI − A]
n∏
i=1
(1− 	i[(sI − A)−1(B+ Cs) exp(−s)])
and
|	i[(sI − A)−1(B+ Cs)] exp(−s)|6[(sI − A)−1(B+ Cs)]|exp(−s)|¡ 1 (i = 1; 2; : : : ; n):
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Thus, we have
P(s; exp(− s)) = 0 for Rs¿0;
i.e.,
= P(s; exp(− s)) = 0
implies Rs¡ 0:
Assume that there is a sequence of roots sn of the characteristic Eq. (4) whose real parts are not
bounded away from zero, i.e., Rsn → 0 and Rsn ¡ 0. Since R	i(A)¡ 0, each eigenvalue
	i[(sI − A)−1(B+ Cs)]
is an analytic function of s for Rs¿0: Because |	i[(sI − A)−1(B + Cs)]| can obtain its maximum
for Rs¿0: Assumption (3) implies that there exists a positive constant  and
sup[(sI − A)−1(B+ Cs)] = sup max
i
|	i[(sI − A)−1(B+ Cs)]|= 1−  for Rs¿0:
Hence, we have
sup[(I − A)−1(B+ C)]61−  for R= 0:
For suBciently large n there exist a positive constant 1 and a characteristic root sn (we choose
16) such that, |Rsn| suBciently small, Rsn ¡ 0 and∣∣∣∣maxi |	i[(snI − A)−1(B+ Csn)]| − sup[(I − A)−1(B+ C)]
∣∣∣∣¡1:
For R= 0; we have
|	i[(snI − A)−1(B+ Csn)]|6 sup[(I − A)−1(B+ C)] + 1
6 1− + 1¡ 1:
By choosing n large enough we have
|	i[(snI − A)−1(B+ Csn)]| exp(−sn)¡ 1
and thus,
= det[snI − A] det[I − (snI − A)−1(B+ Csn) exp(−sn)] = 0
for Rsn ¡ 0 and Rsn → 0. This contradicts the assumptions that there is a sequence of roots sn such
that Rs¡ 0 and Rs → 0. In view of Lemma 2.1, the proof is completed.
Denition 2.1. Assume that R	i(A)¡ 0 for i = 1; : : : ; n: We deKne the following matrices:
L= (I − A)−1(B+ C);
M = (I − A)−1(B− C);
and
N = (I − A)−1(I + A):






for Rs¿0 and |z|61
and
(ii)
R	i(A)¡ 0; (i = 1; : : : ; n);
then we have that the equality
(sI − A)−1(B+ sC) = (I − zN )−1(L+ zM)
holds for Rs¿0 and |z|61.
Proof. It is easy to obtain
(I − zN ) =
[
I − 1− s
1 + s
(I − A)−1(I + A)
]
= [I(1 + s)− (1− s)(I − A)−1(I + A)](1 + s)−1
= (I − A)−1[(I − A)(1 + s)− (1− s)(I + A)](1 + s)−1
= 2(I − A)−1(sI − A)(1 + s)−1:
For Rs¿0 and R	i(A)¡ 0; we have |z|61; and (I − zN )−1 exists. We can obtain
(L+ zM) =
[
(I − A)−1(B+ C) + 1− s
1 + s
(I − A)−1(B− C)
]
= (I − A)−1[(B+ C)(1 + s) + (B− C)(1− s)](1 + s)−1
= 2(I − A)−1(B+ Cs)(1 + s)−1:
Hence, we complete the proof.
In view of Theorems 2.1 and 2.2, we can obtain the following theorem immediately.
Theorem 2.3. System (1) is asymptotically stable if the conditions
(i)
R	i(A)¡ 0; (i = 1; : : : ; n)
and
(ii)
sup[(I − zN )−1(L+ zM)]¡ 1 ∀z ∈ C and |z|61
hold.
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3. Algebraic stability criteria for NDDEs
We notice the following deKnitions and lemmas.
Denition 3.1 (Lancaster and Tismenetsky [17]). Let W ∈Cn×n with elements wjk and |W | denote
the nonnegative matrix in Rn×n with elements |wjk |. Let W = {wjk} and V = {vjk} be matrices in
Rn×n. We write W¿V if and only if wjk¿vjk for each (j; k).
Lemma 3.1 (Lancaster and Tismenetsky [17]). Let W ∈Cn×n and V ∈Rn×n: If |W |6V; then (W )
6(V ):
Lemma 3.2 (Lancaster and Tismenetsky [17]). If (W )¡ 1; then (I −W )−1 exists and
(I −W )−1 = I +W +W 2 + · · · :
Denition 3.2. Assume (|N |)¡ 1: For an integer q¿1, we deKne the matrices




{|NjL|+ |NjM |}+ (I − |N |)−1(|Nq+1L|+ |Nq+1M |);
G0 = |L|+ |M |+ X (0);
and
Gq = |L|+ |M |+ X (q);
where the matrices L;M; and N are given by DeKnition 2.1.
We can obtain the following two theorems.
Theorem 3.1. Assume that (|N |)¡ 1 and |z|61; then;
|(I − zN )−1(L+ zM)|6|L|+ |M |+ X (q)6|L|+ |M |+ X (0)
and
X (q+ 1)6X (q) for integer q¿1:
Proof. Let zN = T . We have |T |6|N | for |z|61. In view of Lemma 3.2
|(I − zN )−1(L+ zM)| = |(I + T + T 2 + · · ·)(L+ zM)|
= |(L+ zM) + (T + T 2 + · · ·)(L+ zM)|
6 |L|+ |M |+ |(T + T 2 + · · ·)(L+ zM)|
= |L|+ |M |+ |(I + T + T 2 + · · ·)(TL+ TzM)|;
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i.e.,
|(I − zN )−1(L+ zM)|6|L|+ |M |+ |(I + T + T 2 + · · ·)(TL+ TzM)|: (5)
In view of inequality (5), |T |6|N |, |T jL|6|NjL| and |T jzM |6|NjM | for positive integer j, we
obtain









(|NjL|+ |NjM |) + (I − |N |)−1(|Nq+1L|+ |Nq+1M |)
= |L|+ |M |+ X (q):












(|NjL|+ |NjM |) + |Nq+1L|+ |Nq+1M |
+|N ||Nq+1L|+ |N ||Nq+1M |+ |N |2|Nq+1L|+ |N |2|Nq+1M |+ · · ·
6 (|NL|+ |NM |) + |N |(|NL|+ |NM |) + |N |2(|NL|+ |NM |) + · · ·
+|N |q(|NM |+ |NL|) + · · ·
= (I + |N |+ |N |2 + |N |3 + · · ·)(|NL|+ |NM |)
= X (0):
Similarly, we can prove the inequality X (q+1)6X (q) holds for q¿1: The proof is completed.
In view of Theorem 3.1 and Lemma 3.1, it is easy to prove the following result.
Theorem 3.2. If R	i(A)¡ 0 and (|N |)¡ 1; then
[|(I − zN )−1(L+ zM)|]6(Gq)6(G0);
and
(Gq+1)6(Gq)
hold for |z|61 and integer q¿1; where the matrices G0 and Gq are given by De?nition 3:2.
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By means of Theorems 2.3 and 3.2, we can obtain our main results as follows.
Theorem 3.3. If
(i) R	i(A)¡ 0; (i = 1; : : : ; n)
and
(ii) (|N |)¡ 1 and (G0)¡ 1
hold; then system (1) is asymptotically stable; where the matrix G0 is given by De?nition 3:2.
A further criterion is:
Theorem 3.4. If
(i) R	i(A)¡ 0; (i = 1; : : : ; n)
and
(ii) (|N |)¡ 1 and (Gq)¡ 1 for some integer q¿1
hold; then system (1) is asymptotically stable; where the matrix Gq is given by De?nition 3:2.
Remark 3.1. If the linear continuous system
u˙(t) = Au(t) (6)
and the two linear di/erence systems
y(j + 1) = G0y(j) (7)
and
z(j + 1) = |N |z(j) (8)
are asymptotically stable, then system (1) is asymptotically stable. It is easy to check the stability
of system (6) by Routh–Hurwitz Criterion [13] and systems (7) and (8) by Schur–Cohn Criterion
[13], respectively. Because of Gq6G0; for integer q¿1; Theorem 3.4 is sharper than Theorem 3.3.
4. Two examples
We will illustrate our stability criterion (Theorem 3.3) for system (1) using two examples. All






.2[A] = 12 [	max(A+ A
T)]
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can be found in [4]. We will compare Theorem 3.3 with the following four criteria for asymptotic
stability of system (1) in the case of ‖C‖2¡ 1: Criterion 1 [10,12]:














and criterion 4 [20]:
k4 = s(A# + |B|+ |C|(I − |C|)−1(|A|+ |B|))¡ 0;
(|C|)¡ 1;
where A# = (a#ij); a
#
ij := |aij| if i = j and a#ii :=R(aii); |B| := (|bij|); |A| and |C| are deKned similarly.
The function s(M) = maxi R(	i(M)); and (|C|) is the spectral radius of |C|.
















We have ‖C‖2 = 0:8595¡ 1; k1 = 149:8769; k2 = 164:1055; k3 = 142:9314; k4 = 75:81497361 and
(|C|)= 0:5196152. Hence we cannot determine whether system (1) is stable using the four criteria
since k1; k2; k3 and k4 are positive. For system (1) with the above matrices, we have R	i(A)¡ 0 for
i = 1; 2 and (|N |) = 0:9355¡ 1: Now we compute (G0) = 0:8778¡ 1; where G0 = |L| + |M | +
[I − |N |]−1[|NL|+ |NM |]: According to Theorem 3.3; system (1) is asymptotically stable.
















We can obtain ‖C‖2 = 0:9621¡ 1, and k1 = 718:0785; k2 = 753:8733; k3 = 694:4738, and k4 =
−27:32281581 (|C|) = 0:8162277660: In this example, k1; k2 and k3 are positive and hence, we
cannot determine whether system (1) is stable using the Krst three criteria. System (1) is asymp-
totically stable using criteria 4. For system (1) with the above matrices, we have R	i(A)¡ 0 for
i = 1; 2 and (|N |) = 0:9378¡ 1: Now we obtain (G0) = 0:8350¡ 1; where G0 = |L|+ |M |+ [I −
|N |]−1[|NL|+|NM |]: The conditions of Theorem 3.3 are satisKed; system (1) is asymptotically stable.
Remark 4.1. The above two examples show that the criteria of the present paper may complement
those reported in [1,10,12,18,20].
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Remark 4.2. It is an open problem to extend the criteria of the present paper to linear neutral
systems with multiple delays.
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